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NEW BOOK ANNOUNCEMENT

SERFOZO, R. (2009). Basics of Applied Stochastic Processes

is the latest volume in the series

Probability and Its Applications

published by Springer in collaboration with the Applied Probability Trust.

Stochastic processes are mathematical models of random phenomena that
evolve according to prescribed dynamics. Processes commonly used in appli­
cations are Markov chains in discrete and continuous time, renewal and
regenerative processes, Poisson processes, and Brownian motion. This volume
gives an in-depth description of the structure and basic properties of these
stochastic processes. A main focus is on equilibrium distributions, strong
laws of large numbers, and ordinary and functional central limit theorems for
cost and performance parameters. Although these results differ for various
processes, they have a common trait of being limit theorems for processes
with regenerative increments. Extensive examples and exercises show how
to formulate stochastic models of systems as functions of a system's data and
dynamics, and how to represent and analyze cost and performance measures.
Topics include stochastic networks, spatial and space-time Poisson processes,
queueing, reversibleprocesses, simulation, Brownian approximations, and varied
Markovian models.

The technical level of the volume is between that of introductory texts that
focus on highlights of applied stochastic processes, and advanced texts that
focus on theoretical aspects of processes. Intended readers are researchers
and graduate students in mathematics, statistics, operations research, computer
science, engineering, and business.

Contents

1. Markov Chains

2. Renewal and Regenerative Processes

3. Poisson Processes

4. Continuous-Time Markov Chains

5. Brownian Motion

6. Appendix
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Subscription rates 

Subscription rates for volume 46 (2009) of lournal of Applied Probability (lAP) are as follows 
(post free and including online access at http://projecteuclid.org/jap/): US$384.00; A$402.00; £186.00 
for libraries and institutions; or US$128.00; A$134.00; £62.00 for individuals belonging to a recognised 
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office at the same time, the combined price is discounted by 10%. Please send all enquiries to: Applied 
Probability Subscriptions, School of Mathematics and Statistics, University of Sheffield, Sheffield S3 
7RH, UK (telephone +44 114 222 3922; fax +44 114 272 9782; email s.c.boyles@sheffield.ac.uk). 
Cheques, money orders, etc. should be made payable to 'Applied Probability'. Payment is acceptable in 
US, Australian or UK currency, or by Visa or Mastercard. We can provide back issue prices on application. 

Notes for contributors 

Papers published in lournal of Applied Probability (lAP) may be either: (i) research papers not 
exceeding 20 printed pages; or (ii) short communications of a few printed pages in the nature of notes 
or brief accounts of work in progress. Letters relating specifically to papers that have appeared in lAP 

will also be published there. Review papers, longer research papers, letters to the Editor and papers in 
stochastic geometry and statistical applications are published in Advances in Applied Probability, the 
companion publication. 

It is the policy not to accept for publication papers that cannot appear in print within 15 months of the 
date of receipt of the final version. In order to meet this deadline, an accepted paper may be published in 
either journal, according to the space available. 

Fifty offprints of each paper will be provided free, with additional offprints available at cost. 
Papers submitted to the Applied Probability journals are considered on the understanding that they 

have not been published previously and are not under consideration by another publication. Accepted 
papers will not be published elsewhere without the written permission of the Trust. Papers should be 
written in English or French; papers in other languages may be accepted, but will appear (subject to the 
author's agreement) in English or French translation. 

Papers should include: (i) a short abstract of 4-1 0 lines giving a non-mathematical description of the 
subject matter and results; (ii) a list of keywords detailing the contents; and (iii) a list of classifications, 

using the 2000 Mathematics Subject Classification scheme (http://www.ams.org/msc/). Letters to the 
Editor need not include these. To assist authors in writing papers in the Applied Probability style, they 
may use the IbTEX class file aptpub.cls, available from http://www.appliedprobability.org/. Use of this 
class file is not a condition of submission, but will considerably increase the speed at which papers are 
processed. 

Papers should be submitted as hard copy or as electronic files (with hard copy back -up). All submissions 
will be acknowledged on receipt and must be accompanied by a covering letter stating the author's 

postal address and affiliation. Hard copy: Send all submissions to the Applied Probability office in 
Sheffield, and not to individual editors. Two copies of the paper, at least one of which should be double 
spaced, should be sent to: Executive Editor, Applied Probability, School of Mathematics and 

Statistics, University of Sheffield, Sheffield S3 7RH, UK. Electronic submission: Please email a 
double-spaced PostScript™ (.ps) or portable document format (.pdf) file, not exceeding 1 Mb. The files 

must be clearly identified by name in a separate covering message. The address for email submissions 
is l.nash@sheffield.ac.uk. Authors should also submit one hard copy to the Executive Editor, as above. 

Copyright 

The copyright of all published papers is vested in the Applied Probability Trust. W hen a paper is 
accepted for publication, the Trust asks the authors to assign copyright by signing a form in which the 
terms of copyright are listed. Failure to do this promptly may delay or prevent publication. 

Authorisation to photocopy items for internal or personal use, or the internal or personal use of specific 
clients, is granted by the Applied Probability Trust for libraries and other users registered with the Copyright 
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